WEIGHTED AVERAGE MATURITY: 52 days

DESCRIPTION
BANK OF AMERICA
FREDDIE MAC DISCOUNT NOTE
BMO TRIPARTY MTGE
BMO TRIPARTY MTGE
FEDERAL FARM CREDIT BANK
FEDERAL HOME LOAN BANK
PARIBAS REPO
BNP PARIBAS
FED HOME LN DISCOUNT NOTE
REPO BANK OF AMERICA
FEDERAL HOME LOAN BANK
FEDERAL HOME LOAN BANK
REPO BANK OF AMERICA
FED FARM CRD DISCOUNT NOTE
FED FARM CRD DISCOUNT NOTE
FED FARM CRD DISCOUNT NOTE
FED FARM CRD DISCOUNT NOTE
FED FARM CRD DISCOUNT NOTE
FED FARM CRD DISCOUNT NOTE
CREDIT AGRICOLE REPO
CITIBANK
FREDDIE MAC DISCOUNT NOTE
FED HOME LN DISCOUNT NOTE
FREDDIE MAC DISCOUNT NOTE
IBRD DISCOUNT NOTE
FED FARM CRD DISCOUNT NOTE
IBRD DISCOUNT NOTE
FED FARM CRD DISCOUNT NOTE
FED FARM CRD DISCOUNT NOTE
IFC DISCOUNT NOTE
IBRD DISCOUNT NOTE
IBRD DISCOUNT NOTE
IFC DISCOUNT NOTE
HSBC REPO
REPO HSBC
REPO HSBC
METROPOLITAN LIFE INSURANCE
MIZUHO CORPORATE BANK LTD
IFC DISCOUNT NOTE
IFC DISCOUNT NOTE
FED HOME LN DISCOUNT NOTE
FANNIE DISCOUNT NOTE
IFC DISCOUNT NOTE
IBRD DISCOUNT NOTE
IBRD DISCOUNT NOTE
IFC DISCOUNT NOTE

ASSET CATEGORY
COLLATERALIZED DEPOSIT ACCOUNT
DISCOUNT NOTE
OVERNIGHT REPURCHASE AGREEMENT
TERM REPURCHASE AGREEMENT
FIXED RATE CALLABLE BOND
FIXED RATE CALLABLE BOND
TERM REPURCHASE AGREEMENT
TERM REPURCHASE AGREEMENT
DISCOUNT NOTE
TERM REPURCHASE AGREEMENT
DISCOUNT NOTE
DISCOUNT NOTE
TERM REPURCHASE AGREEMENT
DISCOUNT NOTE
DISCOUNT NOTE
DISCOUNT NOTE
DISCOUNT NOTE
DISCOUNT NOTE
DISCOUNT NOTE
OVERNIGHT REPURCHASE AGREEMENT
COLLATERALIZED DEPOSIT ACCOUNT
DISCOUNT NOTE
DISCOUNT NOTE
DISCOUNT NOTE
DISCOUNT NOTE
DISCOUNT NOTE
DISCOUNT NOTE
DISCOUNT NOTE
DISCOUNT NOTE
DISCOUNT NOTE
DISCOUNT NOTE
DISCOUNT NOTE
DISCOUNT NOTE
OVERNIGHT REPURCHASE AGREEMENT
OVERNIGHT REPURCHASE AGREEMENT
TERM REPURCHASE AGREEMENT
TERM REPURCHASE AGREEMENT
OVERNIGHT REPURCHASE AGREEMENT
DISCOUNT NOTE
DISCOUNT NOTE
DISCOUNT NOTE
DISCOUNT NOTE
DISCOUNT NOTE
DISCOUNT NOTE
DISCOUNT NOTE
DISCOUNT NOTE

Office of the State Treasurer
Georgia Fund 1 Holdings

as of March 31, 2020

MATURITY DATE
4/1/2020
5/19/2020
4/1/2020
5/6/2020
1/15/2021
8/27/2021
4/24/2020
4/28/2020
4/15/2020
6/19/2020
7/14/2020
7/30/2020
9/14/2020
8/5/2020
8/13/2020
8/19/2020
9/3/2020
9/15/2020
12/3/2020
4/1/2020
4/1/2020
6/3/2020
8/5/2020
11/2/2020
5/29/2020
6/17/2020
6/19/2020
8/24/2020
9/24/2020
5/11/2020
5/15/2020
6/11/2020
4/22/2020
4/1/2020
4/1/2020
4/9/2020
4/13/2020
4/1/2020
4/22/2020
4/24/2020
4/29/2020
5/21/2020
5/22/2020
5/28/2020
5/29/2020
6/4/2020

PAR VALUE

45,000,000.00
200,000,000.00
100,000,000.00
150,000,000.00
70,000,000.00
100,000,000.00
235,000,000.00
179,000,000.00
150,000,000.00
15,000,000.00
100,000,000.00
100,000,000.00
85,000,000.00
80,000,000.00
10,000,000.00
35,000,000.00
100,000,000.00
35,000,000.00
140,000,000.00
175,000,000.00
1,012,626.46
200,000,000.00
200,000,000.00
250,000,000.00
250,000,000.00
10,000,000.00
200,000,000.00
100,000,000.00
30,000,000.00
100,000,000.00
200,000,000.00
200,000,000.00
50,000,000.00
40,000,000.00
715,000,000.00
300,000,000.00
300,001,962.50
100,000,000.00
150,000,000.00
200,000,000.00
500,000,000.00
100,000,000.00
200,000,000.00
250,000,000.00
250,000,000.00
85,000,000.00

ORIGINAL COST

45,000,000.00
198,878,000.00
100,000,000.00
150,000,000.00
69,975,080.00
100,000,000.00
235,000,000.00
179,000,000.00
149,426,691.70
15,000,000.00
100,000,000.00
100,000,000.00
85,000,000.00
78,713,244.44
9,833,325.00
34,580,641.67
99,087,222.00
34,764,420.83
138,459,188.00
175,000,000.00
1,012,626.46
198,879,222.20
198,423,677.80
248,162,500.00
248,931,527.80
9,907,544.44
199,037,333.30
99,027,472.22
29,668,991.67
99,611,861.12
199,180,111.10
198,391,111.10
49,835,333.33
40,000,000.00
715,000,000.00
300,000,000.00
300,001,962.50
100,000,000.00
149,506,000.00
199,207,777.80
495,930,277.80
99,532,000.00
199,139,777.80
247,761,666.70
247,750,694.50
84,883,597.22

AMORTIZED COST

45,000,000.00
199,592,000.00
100,000,000.00
150,000,000.00
69,984,066.64
100,000,000.00
235,000,000.00
179,000,000.00
149,909,816.70
15,000,000.00
100,000,000.00
100,000,000.00
85,000,000.00
79,507,200.00
9,934,116.67
34,784,944.44
99,332,638.73
34,800,295.83
138,651,104.10
175,000,000.00
1,012,626.46
199,461,000.00
198,914,663.40
248,387,500.00
249,367,638.90
9,966,419.44
199,332,888.90
99,367,638.89
29,769,733.34
99,825,555.56
199,616,222.20
199,368,888.90
49,954,500.00
40,000,000.00
715,000,000.00
300,000,000.00
300,001,962.50
100,000,000.00
149,863,500.00
199,801,944.40
499,373,888.90
99,783,333.33
199,552,333.30
249,374,583.40
249,363,611.10
84,912,355.56

MARKET VALUE

45,000,000.00
199,592,000.00
100,000,000.00
150,000,000.00
70,030,704.80
100,202,628.00
235,000,000.00
179,000,000.00
149,909,816.70
15,000,000.00
100,068,752.00
100,157,006.00
85,000,000.00
79,507,200.00
9,934,116.67
34,784,944.44
99,332,638.73
34,800,295.83
138,651,104.10
175,000,000.00
1,012,626.46
199,461,000.00
198,914,663.40
248,387,500.00
249,971,805.00
9,966,419.44
199,969,278.00
99,367,638.89
29,769,733.34
99,992,222.00
199,982,888.00
199,972,388.00
49,997,958.50
40,000,000.00
715,000,000.00
300,000,000.00
300,001,962.50
100,000,000.00
149,993,875.50
199,991,056.00
499,373,888.90
99,783,333.33
199,980,166.00
249,972,292.50
249,971,805.00
84,989,422.60

UNAUDITED



WEIGHTED AVERAGE MATURITY: 52 days

DESCRIPTION
IBRD DISCOUNT NOTE
FED FARM CRD DISCOUNT NOTE
IFC DISCOUNT NOTE
FED HOME LN DISCOUNT NOTE
IBRD DISCOUNT NOTE
IFC DISCOUNT NOTE
FREDDIE MAC DISCOUNT NOTE
FED FARM CRD DISCOUNT NOTE
IBRD DISCOUNT NOTE
FED FARM CRD DISCOUNT NOTE
IFC DISCOUNT NOTE
FREDDIE MAC DISCOUNT NOTE
FEDERAL FARM CREDIT BANK
FEDERAL FARM CREDIT BANK
INTL BK FOR RECON + DEV
FED HOME LN DISCOUNT NOTE
RBC REPO
FED HOME LN DISCOUNT NOTE
ROYAL BANK OF CANADA NY BRANCH
JP MORGAN CO
BANK OF AMERICA
FIFTH THIRD BANCORP
JP MORGAN CO
PNC BANK
REGION BANK USD TIME DEPO
SUN TRUST REPO
SYNOVUS BANK GA
WELLS FARGO BANK
BBT SETTLEMENT
BBT DEPOSIT
BBT DEPOSIT
FED HOME LN DISCOUNT NOTE
FED HOME LN DISCOUNT NOTE
FED HOME LN DISCOUNT NOTE
IBRD DISCOUNT NOTE
WELLS FARGO BANK NA
FED HOME LN DISCOUNT NOTE
WELLS FARGO BANK NA
WELLS FARGO BANK NA

ASSET CATEGORY
DISCOUNT NOTE
DISCOUNT NOTE
DISCOUNT NOTE
DISCOUNT NOTE
DISCOUNT NOTE
DISCOUNT NOTE
DISCOUNT NOTE
DISCOUNT NOTE
DISCOUNT NOTE
DISCOUNT NOTE
DISCOUNT NOTE
DISCOUNT NOTE
FLOATING RATE NOTE
FLOATING RATE NOTE
DISCOUNT NOTE
DISCOUNT NOTE
TERM REPURCHASE AGREEMENT
DISCOUNT NOTE
TERM REPURCHASE AGREEMENT
COLLATERALIZED DEPOSIT ACCOUNT
COLLATERALIZED DEPOSIT ACCOUNT
COLLATERALIZED DEPOSIT ACCOUNT
COLLATERALIZED DEPOSIT ACCOUNT
COLLATERALIZED DEPOSIT ACCOUNT
COLLATERALIZED DEPOSIT ACCOUNT
NON-COLLATERALIZED BANK DEPOSIT
COLLATERALIZED DEPOSIT ACCOUNT
NON-COLLATERALIZED BANK DEPOSIT
COLLATERALIZED DEPOSIT ACCOUNT
COLLATERALIZED DEPOSIT ACCOUNT
COLLATERALIZED DEPOSIT ACCOUNT
DISCOUNT NOTE
DISCOUNT NOTE
DISCOUNT NOTE
DISCOUNT NOTE
COLLATERALIZED DEPOSIT ACCOUNT
DISCOUNT NOTE
TERM REPURCHASE AGREEMENT
TERM REPURCHASE AGREEMENT

Office of the State Treasurer

Georgia Fund 1 Holdings
as of March 31, 2020

MATURITY DATE
6/15/2020
6/22/2020
7/13/2020
7/15/2020
7/15/2020
7/16/2020

8/7/2020
8/26/2020
9/14/2020
9/22/2020

10/15/2020
10/30/2020
8/13/2021
8/25/2021
4/24/2049
4/30/2020

4/1/2020

5/8/2020
4/13/2020

4/1/2020

4/1/2020

4/1/2020

4/1/2020

4/1/2020

4/1/2020

4/1/2020

4/1/2020

4/1/2020

4/1/2020

4/1/2020

4/1/2020
5/15/2020
5/20/2020
5/26/2020
5/29/2020

4/1/2020
7/15/2020
8/31/2020

9/8/2020

PAR VALUE
300,000,000.00
39,000,000.00
150,000,000.00
42,780,000.00
300,000,000.00
150,000,000.00
200,000,000.00
126,000,000.00
150,000,000.00
74,000,000.00
200,000,000.00
250,000,000.00
100,000,000.00
50,000,000.00
200,000,000.00
200,000,000.00
646,000,000.00
200,000,000.00
400,000,000.00
501,451,660.12
617,000,204.90
339,397.53
104,622,864.00
426,938,350.10
10,670.56
100,924,743.70
856,188,401.80
202,633,308.20
391,594,370.80
15,067,522.45
515,000,000.00
80,000,000.00
150,000,000.00
200,000,000.00
300,000,000.00
350,000,000.00
158,750,000.00
100,000,000.00
225,000,000.00

ORIGINAL COST

297,558,166.70
38,632,620.00
148,837,500.00
42,442,608.40
297,610,416.70
148,818,125.00
198,673,361.10
124,774,615.00
149,606,875.00
73,193,194.44
199,373,111.10
248,168,194.40
100,000,000.00
50,000,000.00
198,853,333.30
199,185,333.30
646,000,000.00
199,078,611.10
400,000,000.00
501,451,660.12
617,000,204.90
339,397.53
104,622,864.00
426,938,350.10
10,670.56
100,924,743.70
856,188,401.80
202,633,308.20
391,594,370.80
15,067,522.45
515,000,000.00
79,607,333.33
149,442,791.70
198,975,277.80
298,165,833.40
350,000,000.00
157,497,991.50
100,000,000.00
225,000,000.00

AMORTIZED COST

298,993,750.00
38,860,531.67
149,334,791.70
42,585,351.00
298,643,750.00
149,315,416.70
198,958,222.20
125,192,235.00
149,647,250.00
73,438,463.33
199,430,888.90
248,395,277.80
100,000,000.00
50,000,000.00
198,864,670.60
199,748,666.70
646,000,000.00
199,681,388.90
400,000,000.00
501,451,660.12
617,000,204.90
339,397.53
104,622,864.00
426,938,350.10
10,670.56
100,924,743.70
856,188,401.80
202,633,308.20
391,594,370.80
15,067,522.45
515,000,000.00
79,848,444.44
149,682,520.80
199,526,388.90
299,250,833.30
350,000,000.00
158,027,687.40
100,000,000.00
225,000,000.00

MARKET VALUE

299,956,251.00
38,860,531.67
149,961,375.00
42,585,351.00
299,921,250.00
149,960,250.00
198,958,222.20
125,192,235.00
149,910,084.00
73,438,463.33
199,846,778.00
248,395,277.80
100,098,798.00
49,993,205.00
199,991,056.00
199,748,666.70
646,000,000.00
199,681,388.90
400,000,000.00
501,451,660.12
617,000,204.90
339,397.53
104,622,864.00
426,938,350.10
10,670.56
100,924,743.70
856,188,401.80
202,633,308.20
391,594,370.80
15,067,522.45
515,000,000.00
79,848,444.44
149,682,520.80
199,526,388.90
299,966,166.00
350,000,000.00
158,027,687.40
100,000,000.00
225,000,000.00

16,158,316,083.12

16,107,767,667.93

16,132,066,995.09

16,143,117,015.93

UNAUDITED



